
CITY OF SANTA BARBARA
Portfolio Management

August 31, 2006

City of Santa Barbara
735 Anacapa Street

Santa Barbara, CA 93101
(805)564-5334

Portfolio Summary

% of
Portfolio

Book
ValueInvestments

Market
Value

Par
Value

Days to
MaturityTerm

YTM
360 Equiv.

YTM
365 Equiv.

Local Agency Investment Funds 15,000,000.00 1  10.26 4.833115,000,000.0015,000,000.00 4.900
Certificates of Deposit 1,600,000.00 730   1.09 3.058781,600,000.001,600,000.00 3.100
Treasury Securities - Coupon 6,925,979.33 991   4.74 4.0856576,893,515.007,000,000.00 4.142
Federal Agency Issues - Coupon 113,719,282.31 1,034  77.81 3.677431112,851,002.90113,990,000.00 3.728
Corporate/Medium Term Notes 8,907,367.00 897   6.09 4.9357338,887,800.009,000,000.00 5.003

146,152,628.64 100.00%
Investments

145,232,317.90146,590,000.00 914 412 3.885 3.939

Cash and Accrued Interest

146,216,299.52Total Cash and Investments
63,670.88Subtotal
63,670.88

145,295,988.78146,590,000.00

63,670.88

63,670.88

914 412 3.885 3.939

Accrued Interest at Purchase

Current Year
August 31

477,037.43
Fiscal Year To Date

955,755.24

Average Daily Balance
Effective Rate of Return

146,155,422.85 147,892,734.69
3.80%3.84%

Total Earnings Month Ending

__________________________________________________     ____________________
James L. Armstrong, City Administrator/Treasurer

Portfolio CITY
AP

Reporting period 08/01/2006-08/31/2006

Run Date: 09/11/2006 - 14:15 PM (PRF_PM1) SymRept 6.41.202a
Report Ver. 5.00
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Par Value Book Value
Maturity

Date
Stated

RateMarket Value

August 31, 2006
Portfolio Details - Investments

Average
BalanceIssuer

Portfolio Management
CITY OF SANTA BARBARA

Days to
MaturityMoody'sCUSIP Investment #

Purchase
Date

Local Agency Investment Funds

4.900LOCAL AGENCY INVESTMENT FUND11171 5,000,000.00 5,000,000.00   4.9005,000,000.00SYS11171 1
4.900LOCAL AGENCY INV FUND/RDA11175-1 10,000,000.00 10,000,000.00   4.90010,000,000.00SYS11175-1 1

15,000,000.0015,000,000.0015,000,000.0017,903,225.81Subtotal and Average 4.900 1

Certificates of Deposit

3.100MONTECITO BANK & TRUST15-552 1,600,000.00 1,600,000.00 11/18/2006  3.10011/18/2004 1,600,000.00SYS15-552 78

1,600,000.001,600,000.001,600,000.001,600,000.00Subtotal and Average 3.100 78

Treasury Securities - Coupon

3.010U S TREASURY NOTE67-641 2,000,000.00 2,001,541.85 05/15/2007  3.12511/18/2004 1,973,830.00 Aaa912828CG3 256
4.000U S TREASURY NOTE85-659 1,000,000.00 998,911.35 07/31/2007  3.87508/02/2005 990,155.00 Aaa912828EB2 333
5.000U S TREASURY NOTE92-677 2,000,000.00 1,993,786.27 05/15/2009  4.87505/19/2006 2,008,200.00 Aaa912828FE5 987
4.501U S TREASURY NOTE94-669 2,000,000.00 1,931,739.86 02/15/2009  3.00002/01/2006 1,921,330.00 Aaa912828BZ2 898

6,925,979.336,893,515.007,000,000.006,924,786.00Subtotal and Average 4.142 657

Federal Agency Issues - Coupon

4.000FED AGRICULTURAL MTG CORP67-654 1,490,000.00 1,500,659.43 04/11/2007  5.23005/10/2005 1,488,822.9031315PCA5 222
2.000FEDERAL FARM CREDIT BANK67-618 1,500,000.00 1,500,145.62 09/05/2006  2.90003/29/2004 1,499,535.00 Aaa31331TDE8 4
3.060FEDERAL FARM CREDIT BANK67-633 1,000,000.00 1,000,214.80 01/08/2007  3.12510/08/2004 992,190.00 Aaa31331QNS2 129
4.650FEDERAL FARM CREDIT BANK67-662 1,000,000.00 998,365.45 10/24/2007  4.50011/04/2005 992,190.00 Aaa31331VDF0 418
5.000FEDERAL FARM CREDIT BANK67-673 2,000,000.00 1,957,899.96 04/15/2009  4.12503/07/2006 1,957,510.00 Aaa31331SRZ8 957
5.150FEDERAL FARM CREDIT BANK67-684 2,000,000.00 1,998,637.89 08/17/2009  5.12508/17/2006 2,007,510.00 Aaa31331VY75 1,081
2.000FEDERAL FARM CREDIT BANK94-596 2,000,000.00 2,000,000.00 09/01/2006  2.25006/30/2003 2,000,000.00 Aaa31331QWK9 0
2.105FEDERAL FARM CREDIT BANK94-599 2,000,000.00 2,000,000.00 09/01/2006  2.25007/16/2003 2,000,000.00 Aaa31331QWK9 0
5.280FEDERAL FARM CREDIT BANK94-680 2,000,000.00 1,999,200.25 02/18/2009  5.26006/02/2006 2,011,560.00 Aaa31331VZK5 901
5.170FEDERAL FARM CREDIT BANK94-686 2,000,000.00 1,937,048.64 12/17/2008  3.70008/28/2006 1,938,750.00 Aaa31331TNK3 838
3.001FEDERAL HOME LOAN BANK67-600C 2,000,000.00 2,000,000.00 05/14/2007  3.00008/14/2003 1,968,440.00 Aaa31339YYL0 255
3.070FEDERAL HOME LOAN BANK67-604 1,000,000.00 1,000,070.20 12/04/2006  3.10008/25/2003 994,220.00 Aaa3133MU4F9 94
2.830FEDERAL HOME LOAN BANK67-608 2,000,000.00 1,999,687.71 11/15/2006  2.75011/05/2003 1,989,380.00 Aaa3133X2B46 75
3.050FEDERAL HOME LOAN BANK67-630 2,000,000.00 2,001,348.24 08/15/2007  3.12509/24/2004 1,960,630.00 Aaa3133X0E88 348
3.005FEDERAL HOME LOAN BANK67-631 2,000,000.00 1,994,871.77 05/15/2007  2.62509/27/2004 1,963,440.00 Aaa3133MYRR0 256
2.960FEDERAL HOME LOAN BANK67-634 1,000,000.00 1,003,638.83 05/15/2007  3.50010/25/2004 987,655.00 Aaa3133X7C51 256
3.030FEDERAL HOME LOAN BANK67-639 2,000,000.00 2,006,525.75 11/27/2006  4.45011/09/2004 1,995,620.00 Aaa3133MJQH6 87
3.500FEDERAL HOME LOAN BANK67-646 2,000,000.00 1,988,214.15 05/15/2007  2.62501/27/2005 1,963,440.00 Aaa3133MYRR0 256
3.510FEDERAL HOME LOAN BANK67-647 2,000,000.00 1,992,035.49 04/02/2007  2.80001/31/2005 1,970,940.00 Aaa3133MXVU0 213
4.010FEDERAL HOME LOAN BANK67-655 2,000,000.00 1,979,657.69 09/28/2007  3.01005/10/2005 1,954,380.00 Aaa3133X4UA7 392
4.545FEDERAL HOME LOAN BANK67-661 2,000,000.00 1,995,351.30 10/16/2006  2.62511/01/2005 1,993,120.00 Aaa3133X8NZ1 45
5.070FEDERAL HOME LOAN BANK67-663C 1,000,000.00 1,000,000.00 11/21/2008  5.07011/21/2005 997,660.00 Aaa3133XDUM1 812

Portfolio CITY
AP

Run Date: 09/11/2006 - 14:15 PM (PRF_PM2) SymRept 6.41.202a

Report Ver. 5.00
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Portfolio Management
CITY OF SANTA BARBARA
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Federal Agency Issues - Coupon

3.051FEDERAL HOME LOAN BANK72-614C 1,000,000.00 1,000,000.00 10/30/2006  3.05001/30/2004 996,250.00 Aaa3133X3B36 59
2.480FEDERAL HOME LOAN BANK85-595C 2,000,000.00 2,000,000.00 01/23/2007  2.48007/23/2003 1,977,810.00 Aaa31339YGR7 144
3.030FEDERAL HOME LOAN BANK85-609C 2,000,000.00 2,000,000.00 11/29/2006  3.03011/28/2003 1,988,760.00 Aaa3133X2DE2 89
3.000FEDERAL HOME LOAN BANK85-611C 3,000,000.00 3,000,000.00 01/05/2007  3.00001/05/2004 2,976,105.00 Aaa3133X34Z3 126
3.040FEDERAL HOME LOAN BANK85-613 2,000,000.00 2,001,514.23 08/15/2007  3.12512/31/2003 1,960,630.00 Aaa3133X0E88 348
3.375FEDERAL HOME LOAN BANK85-617C 1,000,000.00 1,000,000.00 08/27/2007  3.37502/27/2004 982,190.00 Aaa3133X3VF7 360
3.001FEDERAL HOME LOAN BANK85-620C 1,000,000.00 1,000,000.00 07/27/2007  3.00004/27/2004 980,155.00 Aaa3133X6C46 329
3.410FEDERAL HOME LOAN BANK85-621C 1,000,000.00 1,000,000.00 10/30/2007  3.41004/30/2004 980,155.00 Aaa3133X6B47 424
3.050FEDERAL HOME LOAN BANK85-637 1,000,000.00 1,000,669.46 08/15/2007  3.12511/03/2004 980,315.00 Aaa3133X0E88 348
3.440FEDERAL HOME LOAN BANK85-638C 1,000,000.00 1,000,000.00 11/23/2007  3.44011/23/2004 979,690.00 Aaa3133X9EA4 448
4.000FEDERAL HOME LOAN BANK85-643C 1,000,000.00 1,000,000.00 07/14/2008  4.00001/14/2005 981,095.00 Aaa3133X9Z52 682
3.536FEDERAL HOME LOAN BANK85-645 2,000,000.00 1,999,165.71 11/15/2007  3.50001/05/2005 1,961,250.00 Aaa3133MTQB7 440
3.540FEDERAL HOME LOAN BANK85-650 2,000,000.00 1,998,353.44 11/15/2006  3.12502/23/2005 1,990,620.00 Aaa3133X9R69 75
4.026FEDERAL HOME LOAN BANK85-653 1,000,000.00 994,030.25 11/15/2007  3.50003/11/2005 980,625.00 Aaa3133MTQB7 440
5.320FEDERAL HOME LOAN BANK85-664C 1,000,000.00 1,000,000.00 12/29/2010  5.32012/29/2005 998,125.00 Aaa3133XE5F2 1,580
5.020FEDERAL HOME LOAN BANK85-668C 2,000,000.00 2,000,000.00 02/17/2011  5.02002/17/2006 1,985,940.00 Aaa3133XEKZ1 1,630
5.400FEDERAL HOME LOAN BANK85-675C 2,000,000.00 2,000,000.00 04/28/2010  5.40004/28/2006 2,000,940.00 Aaa3133XFCM6 1,335
2.750FEDERAL HOME LOAN BANK94-616 2,000,000.00 2,022,789.61 02/15/2007  5.37501/30/2004 2,000,310.00 Aaa3133MMXX6 167
2.150FEDERAL HOME LOAN BANK94-619 2,000,000.00 2,002,383.05 11/15/2006  2.75003/31/2004 1,989,380.00 Aaa3133X2B46 75
3.010FEDERAL HOME LOAN BANK94-622 2,000,000.00 2,011,108.31 11/15/2007  3.50004/15/2004 1,961,250.00 Aaa3133MTQB7 440
3.000FEDERAL HOME LOAN BANK94-625 1,000,000.00 999,452.79 02/15/2007  2.87504/28/2004 988,905.00 Aaa3133MW2K6 167
3.015FEDERAL HOME LOAN BANK94-628 2,000,000.00 2,004,783.74 05/24/2007  3.36008/20/2004 1,972,190.00 Aaa3133X6YH3 265
3.000FEDERAL HOME LOAN BANK94-629 2,000,000.00 1,998,902.92 02/15/2007  2.87509/09/2004 1,977,810.00 Aaa3133MW2K6 167
3.000FEDERAL HOME LOAN BANK94-632 2,000,000.00 1,998,897.74 02/15/2007  2.87509/28/2004 1,977,810.00 Aaa3133MW2K6 167
4.002FEDERAL HOME LOAN BANK94-652C 1,000,000.00 1,000,000.00 06/29/2007  4.00003/29/2005 989,845.00 Aaa3133XAZQ3 301
5.000FEDERAL HOME LOAN BANK94-660C 2,000,000.00 2,000,000.00 10/27/2008  5.00010/27/2005 1,985,630.00 Aaa3133XDHS3 787
5.015FEDERAL HOME LOAN BANK94-674 1,000,000.00 1,009,664.98 09/23/2008  5.52003/24/2006 1,010,160.00 Aaa3133M5SF8 753
5.270FEDERAL HOME LOAN BANK94-679 1,000,000.00 989,011.23 12/12/2008  4.75006/02/2006 994,220.00 Aaa3133XDT76 833
5.500FEDERAL HOME LOAN BANK94-682 2,000,000.00 1,914,465.97 06/30/2008  3.00006/23/2006 1,929,060.00 Aaa3133X56C7 668
5.470FEDERAL HOME LOAN BANK94-685C 2,000,000.00 2,000,000.00 08/18/2010  5.47008/18/2006 2,005,320.00 Aaa3133XGKJ2 1,447
3.020FEDERAL HOME LOAN MTG CORP67-602C 2,000,000.00 1,998,327.64 01/26/2007  2.80008/04/2003 1,979,690.00 Aaa3128X1UV7 147
3.000FEDERAL HOME LOAN MTG CORP67-640 1,000,000.00 999,764.63 10/06/2006  2.75011/09/2004 997,500.00 Aaa3128X1T31 35
3.500FEDERAL HOME LOAN MTG CORP67-648 2,000,000.00 1,995,692.82 01/05/2007  2.85002/15/2005 1,982,800.00 Aaa3128X2KN4 126
4.010FEDERAL HOME LOAN MTG CORP67-656 2,000,000.00 1,994,871.01 03/09/2007  3.50007/13/2005 1,981,000.00 Aaa3128X2A88 189
5.500FEDERAL HOME LOAN MTG CORP67-678C 2,000,000.00 2,000,000.00 12/05/2008  5.50006/05/2006 2,000,360.00 Aaa3128X5BE7 826
5.370FEDERAL HOME LOAN MTG CORP67-681 2,000,000.00 1,966,447.96 06/02/2008  4.35006/16/2006 1,971,740.00 Aaa3128X4BD2 640
3.050FEDERAL HOME LOAN MTG CORP85-587C 1,000,000.00 1,000,000.00 11/07/2006  3.05005/07/2003 995,690.00 Aaa3128X06F1 67
3.000FEDERAL HOME LOAN MTG CORP94-610 1,000,000.00 1,012,069.99 01/05/2007  6.70011/14/2003 1,004,380.00 Aaa3134A1KC3 126

Portfolio CITY
AP

Run Date: 09/11/2006 - 14:15 PM (PRF_PM2) SymRept 6.41.202a
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Federal Agency Issues - Coupon

3.050FEDERAL NATL MORTGAGE ASSN67-624C 2,000,000.00 2,000,000.00 04/26/2007  2.87504/26/2004 1,969,070.00 Aaa3136F5RC7 237
4.000FEDERAL NATL MORTGAGE ASSN67-649C 2,000,000.00 2,000,000.00 02/25/2008  4.00002/25/2005 1,965,630.00 Aaa3136F6YB9 542
5.130FEDERAL NATL MORTGAGE ASSN67-666C 1,000,000.00 999,102.64 01/18/2011  5.10001/18/2006 991,875.00 Aaa31359MZZ9 1,600
5.270FEDERAL NATL MORTGAGE ASSN67-676 2,000,000.00 1,966,256.48 04/20/2010  4.75004/27/2006 1,983,440.00 Aaa31359MA94 1,327
3.020FEDERAL NATL MORTGAGE ASSN85-612C 2,000,000.00 2,000,000.00 12/29/2006  3.00012/31/2003 1,984,690.00 Aaa3136F4J54 119
3.000FEDERAL NATL MORTGAGE ASSN85-635C 2,000,000.00 2,000,000.00 11/22/2006  3.00011/22/2004 1,989,380.00 Aaa31359MWR0 82
3.010FEDERAL NATL MORTGAGE ASSN85-636 1,000,000.00 1,010,298.68 07/15/2007  4.25011/03/2004 991,405.00 Aaa31359MNP4 317
4.530FEDERAL NATL MORTGAGE ASSN85-658C 1,000,000.00 1,000,000.00 02/15/2008  4.53008/15/2005 990,315.00 Aaa3136F7JK4 532
4.655FEDERAL NATL MORTGAGE ASSN94-667 2,000,000.00 1,977,683.86 01/18/2008  3.80001/26/2006 1,962,500.00 Aaa3136F6TV1 504

113,719,282.31112,851,002.90113,990,000.00111,708,645.19Subtotal and Average 3.728 431

Corporate/Medium Term Notes

4.701GENERAL ELECTRIC CAPITAL CORP67-665 2,000,000.00 1,986,334.21 01/15/2007  2.80001/12/2006 1,982,240.00 Aaa36962GF41 136
5.300GENERAL ELECTRIC CAPITAL CORP92-683 2,000,000.00 1,962,528.04 09/15/2009  4.62508/15/2006 1,970,860.00 Aaa36962GZH0 1,110
5.000GENERAL ELECTRIC CAPITAL CORP94-670 1,000,000.00 974,566.72 06/15/2009  4.00002/10/2006 970,180.00 Aaa36962GQ98 1,018
5.016TOYOTA MOTOR CREDIT94-672 2,000,000.00 2,020,293.15 12/15/2008  5.50002/28/2006 2,010,100.00 Aaa892332AH0 836
5.000WELLS FARGO & CO.67-671 2,000,000.00 1,963,644.88 08/15/2008  4.00002/13/2006 1,954,420.00 Aa1949746JB8 714

8,907,367.008,887,800.009,000,000.008,018,765.85Subtotal and Average 5.003 733

146,155,422.85 146,590,000.00 3.939 412145,232,317.90 146,152,628.64Total and Average

Portfolio CITY
AP

Run Date: 09/11/2006 - 14:15 PM (PRF_PM2) SymRept 6.41.202a
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Portfolio Management
CITY OF SANTA BARBARA

Days to
MaturityMoody'sCUSIP Investment #

Purchase
Date

0.00

146,155,422.85 146,590,000.00 3.939 412

0
63,670.88
63,670.88

63,670.88
63,670.88

Subtotal
Accrued Interest at PurchaseAverage Balance

145,295,988.78 146,216,299.52Total Cash and Investmentss

Portfolio CITY
AP

Run Date: 09/11/2006 - 14:15 PM (PRF_PM2) SymRept 6.41.202a


